Hol dll‘lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: January 31, 2018 View Date: February 9, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
CASH
US DOLLAR Exchange Rate: 1.000000
uUsD US DOLLAR
1,333,886.210  Local 1.000000 1,333,886.21 1.000000 1,333,886.21 0.00 0.10
Base 1.000000 1,333,886.21 1.000000 1,333,886.21 0.00 0.10
US DOLLAR Total
1,333,886.210 Local 1,333,886.21 1,333,886.21 0.00 0.10
Base 1,333,886.21 1,333,886.21 0.00 0.10
CASH Total
1,333,886.210 Base 1,333,886.21 1,333,886.21 0.00 0.10
CASH EQUIVALENT
US DOLLAR Exchange Rate: 1.000000
02665KB97 AMERICAN HONDA FINAN 1.41 09 Feb 2018
20,000,000.000 Local 99.768917 19,953,783.33 99.768917 19,953,783.33 0.00 1.46
Base 99.768917 19,953,783.33 99.768917 19,953,783.33 0.00 1.46
02665KCK1 AMERICAN HONDA FINAN 1.61 19 Mar 2018
20,500,000.000 Local 99.606444 20,419,321.11 99.606444 20,419,321.11 0.00 1.49
Base 99.606444 20,419,321.11 99.606444 20,419,321.11 0.00 1.49
03785EBE3 APPLE INC 1.28 14 Feb 2018
25,000,000.000 Local 99.722667 24,930,666.67 99.722667 24,930,666.67 0.00 1.82
Base 99.722667 24,930,666.67 99.722667 24,930,666.67 0.00 1.82
04821UBN1 ATLANTIC ASSET SECUR 1.44 22 Feb 2018
25,000,000.000 Local 99.624000 24,906,000.00 99.624000 24,906,000.00 0.00 1.82
Base 99.624000 24,906,000.00 99.624000 24,906,000.00 0.00 1.82
04821UBS0 ATLANTIC ASSET SECUR 1.49 26 Feb 2018
20,000,000.000 Local 99.623361 19,924,672.22 99.623361 19,924,672.22 0.00 1.45
Base 99.623361 19,924,672.22 99.623361 19,924,672.22 0.00 1.45
& Issue has redenominated but Local is not converted
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: January 31, 2018 View Date: February 9, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
13738KBS5 CAN AST & CAN LTD JT 1.51 26 Feb 2018
25,000,000.000 Local 99.618306 24,904,576.39 99.618306 24,904,576.39 0.00 1.82
Base 99.618306 24,904,576.39 99.618306 24,904,576.39 0.00 1.82
15060YB17 CEDAR SPRING CPTL CO 1.5 01 Feb 2018
25,000,000.000 Local 99.725000 24,931,250.00 99.725000 24,931,250.00 0.00 1.82
Base 99.725000 24,931,250.00 99.725000 24,931,250.00 0.00 1.82
16677KB51 CHEVRON CORP 1.29 05 Feb 2018
25,000,000.000 Local 99.781417 24,945,354 17 99.781417 24,945,354 17 0.00 1.82
Base 99.781417 24,945,354 17 99.781417 24,945,354 17 0.00 1.82
19121BDD8 COCA-COLA COMPANY 1.58 13 Apr 2018
25,000,000.000 Local 99.618167 24,904,541.67 99.618167 24,904,541.67 0.00 1.82
Base 99.618167 24,904,541.67 99.618167 24,904,541.67 0.00 1.82
2063C1C57 CONCORD MIN CPTL CO 1.55 05 Mar 2018
25,000,000.000 Local 99.616806 24,904,201.39 99.616806 24,904,201.39 0.00 1.82
Base 99.616806 24,904,201.39 99.616806 24,904,201.39 0.00 1.82
22534H2M2 CREDIT AGRICOLE 1.44 28 Feb 2018
50,000,000.000 Local 100.000000 50,000,000.00 100.000000 50,000,000.00 0.00 3.65
Base 100.000000 50,000,000.00 100.000000 50,000,000.00 0.00 3.65
22599G006 CREDIT AGRICOLE REPO REPO 1.32 01 Feb 2018
179,835,772.300  Local 100.000000 179,835,772.30 100.000000 179,835,772.30 0.00 13.13
Base 100.000000 179,835,772.30 100.000000 179,835,772.30 0.00 13.13
2546R3DT8 DISNEY (WALT) CO THE 1.63 27 Apr 2018
25,000,000.000 Local 99.547222 24,886,805.56 99.547222 24,886,805.56 0.00 1.82
Base 99.547222 24,886,805.56 99.547222 24,886,805.56 0.00 1.82
2635J5B57 El DUPONT 1.78 05 Feb 2018
25,000,000.000 Local 99.757722 24,939,430.56 99.757722 24,939,430.56 0.00 1.82
Base 99.757722 24,939,430.56 99.757722 24,939,430.56 0.00 1.82
30229BBM8 EXXON MOBIL CORP 1.42 21 Feb 2018
25,000,000.000 Local 99.775167 24,943,791.67 99.775167 24,943,791.67 0.00 1.82
Base 99.775167 24,943,791.67 99.775167 24,943,791.67 0.00 1.82
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: January 31, 2018 View Date: February 9, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
30229BC21 EXXON MOBIL CORP 1.42 02 Mar 2018
25,000,000.000 Local 99.719944 24,929,986.11 99.719944 24,929,986.11 0.00 1.82
Base 99.719944 24,929,986.11 99.719944 24,929,986.11 0.00 1.82
30601WCCA1 FAIRWAY FINANCE CORP 1.61 12 Mar 2018
25,000,000.000 Local 99.722722 24,930,680.56 99.722722 24,930,680.56 0.00 1.82
Base 99.722722 24,930,680.56 99.722722 24,930,680.56 0.00 1.82
40588MCPO HALKIN FINANCE LLC USC 1.65 23 Mar 2018
25,000,000.000 Local 99.734167 24,933,541.67 99.734167 24,933,541.67 0.00 1.82
Base 99.734167 24,933,541.67 99.734167 24,933,541.67 0.00 1.82
4523EMC68 ILLINOIS TOOL WORKS INC 1.54 06 Mar 2018
25,000,000.000 Local 99.760444 24,940,111.11 99.760444 24,940,111.11 0.00 1.82
Base 99.760444 24,940,111.11 99.760444 24,940,111.11 0.00 1.82
45779QBG0O INSTITUTIONAL SECURED 1.62 16 Feb 2018
25,000,000.000 Local 99.865000 24,966,250.00 99.865000 24,966,250.00 0.00 1.82
Base 99.865000 24,966,250.00 99.865000 24,966,250.00 0.00 1.82
45920GCU8 INTL BUS MACH CORP 1.61 28 Mar 2018
40,000,000.000 Local 99.655639 39,862,255.56 99.655639 39,862,255.56 0.00 2.91
Base 99.655639 39,862,255.56 99.655639 39,862,255.56 0.00 2.91
48803TFS8 KELLS FDG LLC 1.73 16 Apr 2018
25,000,000.000 Local 99.596333 24,899,083.33 99.596333 24,899,083.33 0.00 1.82
Base 99.596333 24,899,083.33 99.596333 24,899,083.33 0.00 1.82
59515NB10 MICROSOFT CORP 1.28 01 Feb 2018
20,000,000.000 Local 99.694222 19,938,844.44 99.694222 19,938,844.44 0.00 1.46
Base 99.694222 19,938,844.44 99.694222 19,938,844.44 0.00 1.46
60689GD9%4 MIZUHO BANK LTD 1.72 09 Apr 2018
25,000,000.000 Local 99.570000 24,892,500.00 99.570000 24,892,500.00 0.00 1.82
Base 99.570000 24,892,500.00 99.570000 24,892,500.00 0.00 1.82
62455BB12 MOUNTCLIFF 1.53 01 Feb 2018
25,000,000.000 Local 99.783250 24,945,812.50 99.783250 24,945,812.50 0.00 1.82
Base 99.783250 24,945,812.50 99.783250 24,945,812.50 0.00 1.82
& Issue has redenominated but Local is not converted
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: January 31, 2018 View Date: February 9, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
62455BDB8 MOUNTCLIFF 1.75 11 Apr 2018
20,000,000.000 Local 99.562500 19,912,500.00 99.562500 19,912,500.00 0.00 1.45
Base 99.562500 19,912,500.00 99.562500 19,912,500.00 0.00 1.45
74005JCV8 PRAXAIR INC 1.5 29 Mar 2018
25,000,000.000 Local 99.670833 24,917,708.33 99.670833 24,917,708.33 0.00 1.82
Base 99.670833 24,917,708.33 99.670833 24,917,708.33 0.00 1.82
74271UB17 PROCTOR GAMBLE AND CO 1.31 01 Feb 2018
25,000,000.000 Local 99.792583 24,948,145.83 99.792583 24,948,145.83 0.00 1.82
Base 99.792583 24,948,145.83 99.792583 24,948,145.83 0.00 1.82
74271UDQO PROCTOR GAMBLE AND CO 1.59 24 Apr 2018
20,000,000.000 Local 99.633417 19,926,683.33 99.633417 19,926,683.33 0.00 1.45
Base 99.633417 19,926,683.33 99.633417 19,926,683.33 0.00 1.45
78009BDG4 ROYAL BK OF CANADA 1.67 16 Apr 2018
25,000,000.000 Local 99.582500 24,895,625.00 99.582500 24,895,625.00 0.00 1.82
Base 99.582500 24,895,625.00 99.582500 24,895,625.00 0.00 1.82
85520MD42 STARBIRD FDG. CORP 1.7 04 Apr 2018
25,000,000.000 Local 99.660000 24,915,000.00 99.660000 24,915,000.00 0.00 1.82
Base 99.660000 24,915,000.00 99.660000 24,915,000.00 0.00 1.82
89233HB52 TOYOTA MOTOR CREDIT 0.9977 05 Feb 2018
25,000,000.000 Local 99.766667 24,941,666.67 99.766667 24,941,666.67 0.00 1.82
Base 99.766667 24,941,666.67 99.766667 24,941,666.67 0.00 1.82
89233HBL7 TOYOTA MOTOR CREDIT 0.9973 20 Feb 2018
20,000,000.000 Local 99.730583 19,946,116.67 99.730583 19,946,116.67 0.00 1.46
Base 99.730583 19,946,116.67 99.730583 19,946,116.67 0.00 1.46
90328BBEO USAA CAPITAL CORP 1.39 14 Feb 2018
20,000,000.000 Local 99.891889 19,978,377.78 99.891889 19,978,377.78 0.00 1.46
Base 99.891889 19,978,377.78 99.891889 19,978,377.78 0.00 1.46
9113A3BL7 UNITED PARCEL SERVIC 1.55 20 Feb 2018
25,000,000.000 Local 99.737361 24,934,340.28 99.737361 24,934,340.28 0.00 1.82
Base 99.737361 24,934,340.28 99.737361 24,934,340.28 0.00 1.82
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: January 31, 2018 View Date: February 9, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 1.09 01 Feb 2018
7,168,198.200 Local 100.000000 7,168,198.20 100.000000 7,168,198.20 0.00 0.52
Base 100.000000 7,168,198.20 100.000000 7,168,198.20 0.00 0.52
923UYR002 FDIC ALLIANCE BANK OF ARIZONA CDARS CD 1.21 12 Apr 2018
2,386,620.480 Local 100.000000 2,386,620.48 100.000000 2,386,620.48 0.00 0.17
Base 100.000000 2,386,620.48 100.000000 2,386,620.48 0.00 0.17
92646LCF5 VICTORY RECEIVABLES 1.7 15 Mar 2018
25,000,000.000 Local 99.593889 24,898,472.22 99.593889 24,898,472.22 0.00 1.82
Base 99.593889 24,898,472.22 99.593889 24,898,472.22 0.00 1.82
930ABD003 FIDELITY INVESTMENTS MONEY 1.4 01 Feb 2018
50,745,583.920 Local 100.000000 50,745,583.92 100.000000 50,745,583.92 0.00 3.70
Base 100.000000 50,745,583.92 100.000000 50,745,583.92 0.00 3.70
96327SB19 WHEELS INC 1.36 01 Feb 2018
25,000,000.000 Local 99.784667 24,946,166.67 99.784667 24,946,166.67 0.00 1.82
Base 99.784667 24,946,166.67 99.784667 24,946,166.67 0.00 1.82
979QHT009 WELLS FARGO REPO 1.29 06 Feb 2018
110,000,000.000  Local 100.000000 110,000,000.00 100.000000 110,000,000.00 0.00 8.03
Base 100.000000 110,000,000.00 100.000000 110,000,000.00 0.00 8.03
979QRC005 BANK OF AMERICA REPO 1.25 01 Feb 2018
100,000,000.000 Local 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 7.30
Base 100.000000 100,000,000.00 100.000000 100,000,000.00 0.00 7.30
US DOLLAR Total
1,350,636,174.900  Local 1,348,030,437.70 1,348,030,437.70 0.00 98.40
Base 1,348,030,437.70 1,348,030,437.70 0.00 98.40
CASH EQUIVALENT Total
1,350,636,174.900  Base 1,348,030,437.70 1,348,030,437.70 0.00 98.40

FIXED INCOME

US DOLLAR

Exchange Rate:

1.000000
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Hol dll’lgS ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:  ATZF STATE STREET.
As of: January 31, 2018 View Date: February 9, 2018
Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
037833AJ9 APPLE INC SR UNSECURED 05/18 1 1.0 03 May 2018
5,000,000.000 Local 99.784000 4,989,200.00 99.841000 4,992,050.00 2,850.00 0.36
Base 99.784000 4,989,200.00 99.841000 4,992,050.00 2,850.00 0.36
14314WAA9 CARMAX AUTO OWNER TRUST CARMX 2017 3 A1 1.35 15 Aug 2018
2,281,999.250 Local 100.000000 2,281,999.25 99.993280 2,281,845.90 -153.35 0.17
Original Face: 13,000,000.000 Base 100.000000 2,281,999.25 99.993280 2,281,845.90 -153.35 0.17
3133EHUJO FEDERAL FARM CREDIT BANK BONDS 08/18 1.25 1.25 10 Aug 2018
10,000,000.000  Local 99.976713 9,997,671.30 99.753600 9,975,360.00 -22,311.30 0.73
Base 99.976713 9,997,671.30 99.753600 9,975,360.00 -22,311.30 0.73
96328DAY0 WHEELS SPV LLC WHLS 2017 1A A1 144A 1.4 20 Jul 2018
3,291,307.680 Local 100.000000 3,291,307.68 100.000640 3,291,328.74 21.06 0.24
Original Face: 9,750,000.000 Base 100.000000 3,291,307.68 100.000640 3,291,328.74 21.06 0.24
US DOLLAR Total
20,573,306.930 Local 20,560,178.23 20,540,584.64 -19,593.59 1.50
Original Face: 22,750,000.000 Base 20,560,178.23 20,540,584.64 -19,593.59 1.50
FIXED INCOME Total
20,573,306.930 Base 20,560,178.23 20,540,584.64 -19,593.59 1.50

Original Face: 22,750,000.000
& Issue has redenominated but Local is not converted
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Holdings

ST OF AZ POOL 5 LGIP

STATE OF ARIZONA
FUND:  ATZF STATE STREET.

As of: January 31, 2018 View Date: February 9, 2018

Base Currency: USD - US DOLLAR
Asset ID Asset Description Rate Maturity Date % Curr
Units Unit Cost Total Cost Unit Price Market Value Unrealized Gn/Ls % Fund
FUNDTotal

1,369,904,908.55 100.00

1,372,543,368.040 Base
Original Face: 22,750,000.000

1,369,924,502.14
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Holdings
Currency Summary

Asof:  January 31, 2018

ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
FUND:

February 9, 2018

View Date:

ATZF

STATE STREET.

Base Currency:USD - US DOLLAR

% Currency

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
US DOLLAR Exchange Rate: 1.000000
CASH
1,333,886.210 Local 1,333,886.21 1,333,886.21 0.10 0.00 0.00
Base 1,333,886.21 1,333,886.21 0.10 0.00 0.00 0.00
CASH EQUIVALENT
1,350,636,174.900 Local 1,348,030,437.70 1,348,030,437.70 98.40 0.00 0.00
Base 1,348,030,437.70 1,348,030,437.70 98.40 0.00 0.00 0.00
FIXED INCOME
20,573,306.930 Local 20,560,178.23 20,540,584.64 1.50 -19,593.59 -19,593.59
Original Face: 22,750,000.000 Base 20,560,178.23 20,540,584.64 1.50 -19,593.59 0.00 -19,593.59
US DOLLAR Total
1,372,543,368.040  Local 1,369,924,502.14 1,369,904,908.55 100.00 -19,593.59 -19,593.59
Original Face: 22,750,000.000 Base 1,369,924,502.14 1,369,904,908.55 100.00 -19,593.59 0.00 -19,593.59
FUND Total
1,372,543,368.040 Base 1,369,924,502.14 1,369,904,908.55 100.00 -19,593.59 0.00 -19,593.59

Original Face:

22,750,000.000
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Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET.
Asof:  January 31, 2018 View Date: February 9, 2018
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
US DOLLAR
1,333,886.210 1,333,886.21 1,333,886.21 0.10 0.00 0.00 0.00
CASH Total
1,333,886.210 1,333,886.21 1,333,886.21 0.10 0.00 0.00 0.00
Page 9 Books Closed
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Holdings ST OF AZ POOL 5 LGIP
STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET.
Asof:  January 31, 2018 View Date: February 9, 2018
Base Currency: USD - US DOLLAR
Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH EQUIVALENT
US DOLLAR
1,350,636,174.900 1,348,030,437.70 1,348,030,437.70 98.40 0.00 0.00 0.00
CASH EQUIVALENT Total
1,350,636,174.900 1,348,030,437.70 1,348,030,437.70 98.40 0.00 0.00 0.00
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Holdings

STATE OF ARIZONA
Asset Summary FUND: ATZF STATE STREET
Asof:  January 31, 2018 View Date: February 9, 2018

ST OF AZ POOL 5 LGIP

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
FIXED INCOME
US DOLLAR
20,573,306.930 20,560,178.23 20,540,584.64 1.50 -19,593.59 0.00 -19,593.59
FIXED INCOME Total
20,573,306.930 20,560,178.23 20,540,584.64 1.50 -19,593.59 0.00 -19,593.59
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STATE STREET.

Base Currency: USD - US DOLLAR

Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls

FUND Total
1,372,543,368.040 1,369,924,502.14 1,369,904,908.55 100.00 -19,593.59 0.00 -19,593.59
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Holdings

STATE OF ARIZONA
Fund Summary FUND: ATZF STATE STREET
Asof:  January 31, 2018 View Date: February 9, 2018

ST OF AZ POOL 5 LGIP

Base Currency: USD - US DOLLAR

Notional Par Units Total Cost Market Value % Fund Unreal Sec Gn/Ls Unreal Curr Gn/Ls Total Unreal Gn/Ls
CASH
1,333,886.210 1,333,886.21 1,333,886.21 0.10 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
CASH EQUIVALENT
1,350,636,174.900 1,348,030,437.70 1,348,030,437.70 98.40 0.00 0.00 0.00
0.00 GN 0.00 GN 0.00 GN
0.00 LS 0.00 LS 0.00 LS
FIXED INCOME
20,573,306.930 20,560,178.23 20,540,584.64 1.50 -19,593.59 0.00 -19,593.59
2,871.06 GN 0.00 GN 2,871.06 GN
-22,464.65 LS 0.00 LS -22,464.65 LS
Original Face: 22,750,000.000
FUND Total
0.000 1,372,543,368.040 1,369,924,502.14 1,369,904,908.55 100.00 -19,5693.59 0.00 -19,593.59
2,871.06 GN 0.00 GN 2,871.06 GN
-22,464.65 LS 0.00 LS -22,464.65 LS

Original Face:

22,750,000.000
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